Template SCR – B3B: Counterparty default risk
1. Purpose: this template provides a main output of SCR calculation for counterparty default risk module.

2. Potential benefits: The benefits for supervisory purposes and policyholder protection come from the fact that the information provided allows supervisors to understand how the counterparty default risk element of the SCR has been calculated and what are the main drivers.

3. Potential costs: The costs should be limited as undertakings are required to calculate and report SCR.

4. Application to groups: yes (only when consolidation or combination method used)
5. Application to ring fenced funds: yes
6. Materiality thresholds: no; material ring fenced funds only

7. Public disclosure: no

8. Frequency: annual 
